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mﬁmnvﬂﬁﬂszmawaTmﬂ’Jﬁﬁwaﬁaﬁnﬁaﬂﬁaﬁ ANUULINEDY  Adapted  chi-
square distributed lag waz Polynomial distributed lag TewamanlUil (3 Rsfauuusans
Adapted chi-square distributed lag tHunaniunsasLIgAWITIEDS B NNaN NTRET
losufiFlnalAgein  uwazdngUsvmdunsingiwuseainsdnsuunsased  leeiuuy
3@e9 Polynomial distributed lag iudmiSauvisy lawrmainainutaula seiiseassss
saluid
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levinimesauamNuLULI B - Adapted  chi-square  distributed lag uas
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1. wuuaaBs Adapted chi-square distributed lag

log My = 80X [ (gi+h) g e5h° log Y t-i ]
e5(g i+ h)’
+ bioB” | (mi+n) m e’ logPti ] + ¢ + U
e5(m i+ n)’
; Uy = pU_, + Error,
lenansUssinainsAnwiT e soanueel
a= 1.293 (t 2.44) g = 0.461 h =0.434
b =-1.524 (1-2.81) m = 0.280 n=0.420
c= 11.79 (1 0.19)
p = 0698 DW stat =2134
R’= 0.0976 Log like. - 1558

2. wuuAape Polynomial distributed lag

Mt = |=028[ (ao+a1i+32i2+33i3) |Oth_' ]
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+ 0 [ (bo+byitbyi’+bg®) logP, 1 + o 4 U,
;U= pUiy + Eny

leamaszanaumsawasiiaesoanu e
a = 2ZCoef(Y) = 1.290 (t 2.91) S=5aw
b = ZCoef(P) =-1.498 (t-2.84) R=9my
C = 34.68 (t 0.19)
p = 0.699 DW stat = 2.186
R’= 0.9975 Log like. - 151.1

LUUIRBY Adapted chi-square distributed lag #FvAIBavigusnselalugudn
IIMYINY 1.203 AnuBeveusinalududsndiuyigy 1.524 nrasuuaclusele
waz3IA i livSinamsundnlaiias uloviug weiess 71 Usuen Tushwasiuaneng
Auly mavSusuilasanineleaslfinatsenm 5 lasua ‘?‘Nidﬂl.%dnﬁmsu%'uﬁuﬁmmn
aldassina 9 lasua nIUSUMLiaN IR READEs 9 RNIY uazADs 1 8088
Wi wa  wuuuvee Lflu'lﬂmuﬁ'mﬂﬁmwnmsﬁnmvmﬁﬁ’mﬁoﬂizﬁhﬁﬁau
YN YI%QULLUUWW‘T‘Z‘I% Adapted chi-square Wwax Polynomial distributed lag Titadguny
lag3uuuy Adapted chi-square liwdeesiiaenin szendanisldey LaziEgFAnNTI
U3 AN s UnIWe ATy a’mi’uwamiﬂﬁzmmmsmqLﬂmﬁﬁﬁtfuaq'lumm'ﬁﬁﬁmﬂvﬁam
HULIRDY

WHUDAT 4 ez 5 TuamelSlumiadely udeN Mg usEI WS siugn
IN(Actual) AuFsEIaRT(Fitted) MU TR "'dwzﬁ(unm‘lﬁi'mr%l,l.uuﬁwam
Adapted chi-square WazwULIREN Polynomial distributed lag TAszunaunsinaidseny
WnaugUssnileliuaneesiu

SWUUNATT 6 waz 7 URPN LS8 USe I N AT UA NS TR LS e
Adapted chi-square distributed lag WRTLULIERDN Polynomial distributed lag wui‘m‘y(ﬁ
Warit Adapted chi-square distribution wasweridu Polynomial distribution T¥3Unsviadne
ARIAY
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Adapted Chi-squared lusuilssslauasma sumay vaedudisix
(UL uenWarigl Polynomial distributed lag

157, o > R— uaeeWeridu Chi-squared distributed lag
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FumvnARTYNILAzERINTIA (SITC 0)

wa’%mnn"“lé’ﬂszmamafmﬁ'ﬁ'ﬁ’@zamﬁ'aﬂﬁm AMNUULIRBY  Adapted  chi-

square distributed lag waz Polynomial distributed lag Wu3n b fAana s i ldiuwerisy S
THuvuianinesnld

1. VRN Adapted chi-square distributed lag

log M, = b ok [ (gi+h)yg edh’ log Y t-i ]
e5(g i+ h)’
+ b log P, + o + U,
U = pU;_, 4 Error,
leatansUssnanmsa s fimaseanu e
a= 2024 (t 15.82) e (0.222 h = 1.401
b =-0.428 (t-1.02) lsifiarwandn
c= 0.169 (1 0.22)
p= 0742 DW stat = 2.485
R°= 0.9789 Log like. = 5721

2. wwUABY Polynomial distributed lag

M = s=023[ (a0+a1i+a2i2) logYy.; |
+ bloghP, " + ‘c + U
s U= pUpy + En
letansdssnansewnfileesoansaed
a = ZCoef(Y) = 2.021 (t 17.46) S=7au
b=-0417 (t-1.10) Lifiawath
c= 0.162 (1 0.19)
p= 0728 DW stat = 2.348
R’= 09720 Log like. - 5426

M EavE U I RUB § ALY

ﬁuﬁﬂuwmm‘fﬁﬁ'ﬂd’zugaﬁhﬂ'.ﬁmmﬁmzmm 5 % §UNINNIN iR SITC

03 Unuavndasing fuiudurldusina wuulsinmu g mussznasese Ap
Uszrmuialy wasivsinamaindmidumusnnluwsasd FusAenAImeLUNES
ndaneludssnannniwanese rﬁ%fu(ﬂ”‘mﬂiﬁmuﬂszmmﬁﬁﬁw%ﬁuw"urs‘ﬁ'usw‘l@?

Tle26255h
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WAz Adapted Chi-square iag fiFnawEaviuilaeanaelaivindy 2.024 Tagldinalun
Uiudm 7 laswna finauidpsnnnisagusmesawyindy 0.428 Tasiien t-stativinny 1.02
‘H\mﬁ)’ﬂuuﬂi\ﬂﬂﬂj Lm”luuﬂ'ma’m”flun'ﬁﬂsum

WuniAn 8 uar 9 Tuaaelilumidely wamINSIIBUTEI N USHansYLen
WN(Actual) AvATSTNIMNNI(Fitted)  NUULSQBINILLIL Razdunaledinmeuuusas
Adapted Chi-square WazWULAABY Polynomial distributed lag T Usenainsinaias sy
W nugUsEnileinlsiuaneeniy

SUuNUNAA 10 waeNNSIUIE UsEI NN AT UANE el E laan
LUUIREN Adapted Chi-square distributed lag WRILLUIEDY Polynomial distributed lag
WU’J’WNW\‘m‘Uu Adapted Chi-square distribution wasWengy Polynomial distribution ‘lwgﬂ
NN ARIAY
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‘mi(amﬂf‘flcvi’ﬂszmawa'[mﬁﬁﬁwa"\aﬁmﬁ’aﬂﬁam AMNUUUIREY  Adapted  chi-

square distributed lag waz Polynomial distributed lag wumauﬂxﬁwamm&mwauuua
ALY LLauum’mm‘U'mLﬂuﬁm‘mmusﬂuuu Nldudaeeiesnlyi

1. uyUIRBN Adapted chi-square distributed lag

@ 2
log M, 80X [ (gi+h)g eSh log Y t-i ]
e5(g i+ h)’
o] 2
+ bioX (mi+n) m e=n logPti ] + ¢ + U,
eo(mi+ n)2
§ Ul PU1-1 + Erron
a= 1.435 (t 5.80) g=0249 . h = 1.280
b =-1.359 (t-1.48) m=0.131 n = 0.504
c= -10.31 (1-4.50)
p= 0208 . DW stat - 2108
R’= 0619 Log like. —-108.1

2. wyuAaBN Polynomial distributed lag

o2 [ (ag+ayi) logY,; ]

+ o [ (Dotbyithyi +bg) logPy; ]

; U= pU_4 + Er

+ Cc o+ U

a = XCoef(Y) = 1.490 (t 6.15)

b = XCoef(P) =-1.877 (t-1.41)
c= -874 (1-4.07)

p= 0322 DW stat

R’= 0.6240 Log like.

S=6nau
R=14 Ay

=2.207
=-1123

weas ‘D’\l nuwnTuu Uuu

ﬁum‘luﬁmmuuaﬂmuuammsu’umuaamn (en 0.2% )asiupniunnly

Ine ']NWUSL!’Q«J.N mums’:mﬁvwﬁumﬂmﬂu
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WU Yinamsidhduiungnia losvnifladnisddhge snusngawdiunisin
whluaaslassnausn #msUsuduiasansauuie 141ama

KanIUszmMIAsEgIRaglunarne e UL E HanwIen
uazglaazmanisaiUSnansiiddudviinailesn - Fansuidndl dnesAesnnas
NAUNUKANAATIANGNE TUUIHMANIATY Lasriedapean Polynomial distributed lag taz
Adapted Chi-square lag Tianlnaimeeriusn Tenawdeveusnielaivinny 1.435 19
naSumnnrauslasng mwEangusnawyinny  1.359T8ha i 1415
NN v393TA% A R-squared = 619

uuAfiv 11 uaz 12 Auaeel3lumiely wemens3eussine et
a8 (Actual) ALATUSENNNNI(Fitted) ANULUIRBI LU Fardunal i manuudans
Adapted Chi-square WazUUI @B Polynomial distributed lag TiAssanainsinaideenu
W nuguUsznilvinlaiwaneineri

SMWUNUNAT 13 uas 14 waennIRsusnin Wit et reLLUsans
Adapted Chi-square distributed lag wazituuI@ae Polynomial distributed lag WU
Werifu Adapted Chi-square distribution wazwWeridu Polynomial distribution TWyUnsevila
wanswnwdnlesenzlumulsnele
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Adapted Chi-square distributed lag ¥a9duAvNIa SITC 1
WUy uaaeAade
L4 J
wWulse - - - - uamsAITnIMS

|

-3 IIIIIIIIIH‘IlIIIHIHIIIII‘IIIIIIIIIH’IIIIIIIlIH|IIllllIlllllllillllllII'lllllllll(ill”lllllllI'II||II|||IIIIII|H

62 64 66 68 70 72 74 76 78 80 82 84 86 88 90

— RESIDUAL ____ ACTUAL _____ FITTED




43

‘J - J o - Q . o
WHULHN 12 udaemIFEuiguTsninRanansiienasnuaAlssNumMITaLuUANaDY
Polynomial distributed lag ¥83§uA maIa SITC 1
WWuiiu UTANIATRIY

¥ 1
Wulse - - - - uaasAUssanaNs

)[Rk N / AVA“AWMV‘VAUI\W/A\NAM

- |

_3 IIl|ll||Il1]lllIHIIHIIHIIIH'I”lllllll”lllll”ll”llllllIIIlllIltlllll!'lIllllIIHI]—I7IIll(llllllll,illlIlllltllll

62 64 66 68 70 72 74 76 78 80 82 84 86 88 90

— RESIDUAL _____ACTUAL _____ FITTED




44

umuqﬁﬁ 13 uazl4 usmsnmufisuiisusswinewsnidy distributed lag ¥a9 Polynomial nu
Adapted Chi-squared Tumuisnalauasa mamay wosiudveae SITC 1
LNUTIY uaaeWaridu Polynomial distributed lag
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fuAvnaingavledh (SITC 2)
wzi'q’srmv’ﬂﬁﬂi:mawa‘[mﬁ‘ﬁ'ﬁwzﬁamﬁ'aﬂﬁaﬂ ATNULUIREY  Adapted  chi-
square distributed lag waz Polynomial distributed lag wmwauﬂs.,ﬁnﬁmwuaﬂwﬂuuuﬂ

a']ﬂﬂ] LLaunmma'nﬁV]Lﬂuﬁqﬂ'numusﬂuuu QQT‘ULLUUQ']&EN@\‘W]EJ‘IUU

1. WuUIRDY Adapted chi-square distributed lag

0 2
logM = aiZ” [ (gi+h)g eSh log Y t-i ]
e5(g i+ hy?
o o] 2
P [ (misn)m e jogpii ] + © + U
eo(mi+ n)2
;U o= pU4 + Error,
letansUszinansawinfiessoanuees
a= 0671 (t3.21) g =0.358 h=1272
b =-0.467 (t-1.35) m = 0.230 n=0.581
c = 0.341 (1 0.41)
p =" 0971 DW stat = 2.375
R’= 0.0804 Log like. = 2007

2. WUUAaBN Polynomial distributed lag
M = izozs[ (ag+ayi) logYy; ]

+ ]=02R[ (bo+b‘|i+b212) IOgP‘_| ] + C + Ut

Ui = pUpy + En
lananmsUssrnainsawindesseanueei
a = XCoef(Y) = 0.657 (t 261) S=4@aWw
b = XCoef(P) =-0.471 (t-1.24) R =8 a1y
c= 0371 (1t 0.40)
p= 0973 DW stat = 2.340
R’= 09791 Log like. - 31,76

fuAlumneilidadugadmaid s 7 % yaAmMad g IUNIANN
N YiNIA SITC 26 TEXTILE FIBERS AND WASTE drunnanduRuAwinCoTTON nau
Minfkaspn i mMue ULsTna e fp nanN MANUFACTURING Uaz WA
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nedau2uuuds T5nelasin GDP. wazuwuuldselsannan MANUFACTURING wauUsng
3 wulielesnGDP e wAmsfiangnin Tnsdawdeneusaeldiviny 0671
lihansum 4 lasna frmwdantudninmdpudneuazlfiasumanudauuds 8
Tasna wuuInany Polynomial distributed lag Wwaz Adapted Chi-square lag 1ﬁuamﬂﬁlﬁm
nu

WHUnfT 15 uaz 16 Ausaslilumitealy usnennsSeussmineSananien
1NR3(Actual) AUFTUIENaINI(Fitted) IMNULLLINRBINILLIL FazFunald UL aeg
Adapted Chi-square WazllUUITABY Polynomial distributed lag TWiAsznainsinaideenu
xnaugUszvileIlaiuaneieri

SUUUAAT 17 uae 18 WAL USEI NN ATUAI WA MBI LSRN
Adapted Chi-square distributed lag wazuwuUIaBe Polynomial distributed lag WU
Werifu Adapted Chi-square distribution wasweriay Polynomial distribution T5Unse7i L
wansneAwinlaslanzagnaslusmuls e e
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UHUQEN 17 was18 uaasmsuFauifisusswineWendu distributed lag ¥89 Polynomial iy

Adapted Chi-squared Tusmuilssalauassna muaau 1aesiusving SITC 2
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JUATIHIN UIDINUITUIANUAY (SITC 3)

natnnAlaszinanalaeisriaiaanipeign  awuUUIeee  Adapted  chi-

square distributed lag uaz Polynomial distributed lag WuINANUsERNBAINEaVE e
° a -l Y - ar - ° a 1
fAty uasfiamwatiiduneAangUwy Jlduuuiranesenluid

1. WUUNABY Adapted chi-square distributed lag

0 2
log M, = a o [ (gi+h) g eoh log Y t-i ]
e5(g i+ h)’
o0 2
+ bioX [ (mi+n) m eon logPti ] + ¢ + U
eo(mi+ n)2
N U1 = pU'_1 + EITOI}
leanisuszanaunsAmnfileasaanuneal
a= 0.489 (t 2.82) @¢={0.381 h = 2.408
b =-0.718 (t-1.61) m = 0.423 n=1478
c= 1875 (1 0.54)
p = 0845 DW stat = 2.262
R°= 0.0879 Log like. - 3257
2. wuuaBe Polynomial distributed lag
My = o2’ [ (ag+ayi+ani’) logYy ]

+ X [ (botbyitbyi) logPy 1 + ¢+ U

s U= pUq + En
leantsusznaunsa i dleesoanuneedl
a = 2Coef(Y) = 0.497 (t 2.79) S=3amu
b = 2Coef(P) =-0.721 (t-1.59) R=3aw
c= 0667 (t 0.75)
p = 0.849 DW stat = 2128
R’= 0.9870 Log like. - 3068

fuAilminailfidaduyadmaidilssana 14 % yarnsdwdhsiusn

N viNA SITC 33 PETROLEUM & PRODUCTS  (TuRuAsetAvi@mingy  denann
. N = - o ¥ o
WITHIUTB I NINVINANEANIARATIMNIIN INEHATAIIN WAZLUINTT SULNNaFaUAIN
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logldGDP.sw  dmiusaudSoudieudy MWardsmanesudamaciudsunaliia
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WHUn@f 19 uaz 20 Tiuaaslilumirdely uaaenns3BUsE RSN
19"939(Actual) AUAsENINTI(Fitted) MMNULLRI@BIMALLL SRasaenalesnreususas
Adapted Chi-square uazuwuUIaee Polynomial distributed lag TidUsenaunsinaideeriu
naugUsEnite I liuansnny

SIUUNUAAT 21 uaE 22 uEAMRUTELUTIR AT I BN UL aes
Adapted Chi-square distributed lag wazlUuIane Polynomial distributed lag WU’i’m‘v:l
WU Adapted CHi—square distribution uasWen?u Polynomial distribution Tﬁ'}ﬂﬂiﬂﬁ.‘lﬁ
wanawnuinlesmwizlumudsels
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WHUHN 21 uae22 uaasnmIRsufisusswinelendy distributed lag 489 Polynomial iy
Adapted Chi-squared lusdautsnglauassnm muaay uasdusvisng SITC 3
Uy wae Wiy Polynomial distributed lag

5= (111 - J—— waaWergu Chi-squared distributed lag

1.000

0.800

0.600

0.400

0.200

0.000

1.000

0.800

0.600 |

0.400 -

0.200 - =5

0.000 ; e e




a w £ o ¢ ¥ 0
FUATNIA LUDTAY UIHUNY (SITC 4)

55

wa‘(nmnw"‘ld’ﬂszmawa'[ﬂﬂﬁﬁﬁwzﬁamﬂ’aﬂﬁaﬂ AWNULUUIEDY  Adapted  chi-

square distributed lag war Polynomial distributed lag WU’)']NNUiuaYlﬁﬂ’JWNEJﬂﬁEIuNuEJ

ALY u,a.uummmmmﬂuﬂqn‘ﬂummmmu NlAwvsanesesnlyd

1. wWWUIaDY Adapted chi-square distributed lag

log My = T o [ (gi+h)g e-5h2 log Y t-i ]
5 5lgi+ W’
+ b X [ (mi+n)m e5n’ logPti ] + ¢ + U
eo(mi+ n)2
; U = pU;_4 - Error,
lanansdssinamsdwsfieaseanuai
a= 1912 (t 6.45) &0.2568 h = 1.440
b =-1.628 (t-2.94) - m=0.369 n=1.518
c= 2871 (t 0.55)
p = 0856 DW stat = 1.924
R°= 0.9301 Log like. - 5208

2. WUUARBY Polynomial distributed lag
My = o [ (ag+aqitai +ag) logY,, ]

+ 10X [ (botbrithyi4bgy logPy 1+ 4 U,

Uy = pUpy + En
laansussnamsdwarfiesasoenunei
a = XCoef(Y) = 1.920 (t 6.49) S=4aAW
b = ZCoef(P) =-1.632 (t-2.96) R =4 @AW
c= -1820 (t -.26)
p= 0848 DW stat = 1.822
R°= 0.9292 Log like. --50.86

auﬁ’w‘luwmﬂﬁﬁﬁ'mﬁduuafhn'ﬁﬁm'f'nﬁ'aﬂmﬂ AN 0.5 % walduRudnes
frwiavigusinselagennti 1.912 Maalunsusum 4 Tasua LLauNﬂ’)”INﬂGMEluGlE!
faANABUTNgAD 1.628 Mian 4lasuna e R-squared géile 0.9301 YNTasfn



56

NETEIIAMRANMNDY  annITRuARansusniiounuluudast  uasTliAussan
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W7 23 uaz 24 Auasslilumitdely uassmaSeusevinUSnantsin
[9R39(Actual) AUAUIENNNI(Fitted) MALLLRABIYRLLL S9ezanale i makuusans
Adapted chi-square WLazlLULAaRY Polynomial distributed lag TvirnUszanaunslnaiAagenu
anaugUIznite I laiuaneneriy

SIULUNAT 25 uar 26 uaenTIUIEUTEMI NN UA I E TR LR aRe
Adapted chi-square distributed lag WazwUUS@DY Polynomial distributed lag Wu3 i
Wengu Adapted chi-square distribution WazWerd Polynomial distribution Tﬁgﬂﬂsﬂﬁ‘mﬁau
Auuagndarielumdsrnauasels
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FuAm e 1adAe (SITC 5)
Via“(nmnﬂ"“ld’ﬂizmama“[ﬂﬂ’a‘ﬁ'ﬁw&amﬁmﬁaﬂ AMNUULIRDY  Adapted  chi-
square distributed lag Wwaz Polynomial distributed lag wmwawiuz‘immmﬂﬂwauuuﬂ

Aty LLa.,uﬂ’num‘mwLﬂuﬁm‘zfummﬂuuu Nldvvsranssesnlud

1. WWUAABe Adapted chi-square distributed lag

o0 2
log M, = a o [ (gi+h)g eoh log Y t-i ]
e5(g i+ h)’
o0 2
+ b o [ (mi+n) m eon logPti ] + ¢ + U
ed(mi+ n)2
7 Uk = PU_4 + Errorn,
TanansUssian AW easeanNAeI D
a= 0.1845 (t 1.53) G={0.467 h =1.802
b =-1.889 (t-2.98) m = 0.254 n=1.383
c= 1859 (t 1.79)
p = 0.894 DW stat - BB
2= 0.9951 Log like. = 100.48

2. wuuNaBN Polynomial distributed lag

M = i=ozs[ (ag+ayi) logYy; 1

+ X [ (botbyith, ) logPy 1 + ¢+ U,
Up = pUpy + En

latansussinamsewfileesonnineed
a = 2Coef(Y) = 0.1850 (t 1.59) S=3myu
b = XCoef(P) =-1.795 (t-3.095) R=6ayu
c= 1842 (t 2.08)
p = 0893 DW stat = 2.790
R’= 0.0948 Log like. = 10259

ﬁuﬁw’luwu'Jﬂﬁﬁﬁﬂmugamﬂwsﬂm‘hmé‘a Ussna 14% yarnsdwdnaiu
RN viNaa SITC 51 ORGANIC CHEMICALS wasvinam  SITC 58 PLASTIC
MATERIALS nanvhindinasansimvussulssanasesesan As naN MANUFACTURING
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TN NANRAMARARIMNTIN AUKBNAATIN GDP. wavsnginnsldselesnGoP,
Winanwadidfanin Taedeniavgusinseloivindy 0.1845 Manususmies 3 lasua
wazmwdaveusioayiny  1.889  lhaniudmelame 1A R-squared gfis
0.9951 wyUI@mN Polynomial distributed lag warAdapted chi-square lag Tinarilnaldes
Aurn AT e u TR deAu

WHUR@f 27 uaz 28 Ause i lumitdaly usaenns3eussvEnaEnanistn
N3 (Actual) AUAUITNNI(Fitted) AALLLSIRDINLLL TeasRunaledimanuuinans
Adapted chi-square uazlUUIaBN Polynomial distributed lag TANUssnnaunsindideeny
anugUsevieIlauansneri

SIUUHUNAT 29 waz 30 waaen S gusEINWIATUA NE TR ae
Adapted chi-square distributed lag WazlUUIIABDY Polynomial distributed lag WU
Warifi4 Adapted chi-square distribution wazWarigi4 Polynomial distribution WUnsevliven
dwAudnlagmnwzlumulssels
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JuATNIN WRansINNugIL (SITC 6)

wa"qawnﬁlé’ﬂizmawdﬂﬂ’)‘ﬁ'ﬁwzﬂ"\uaﬂqﬂ"aﬂﬁz{ﬂ PNNWULINADY  Adapted  chi-

square distributed lag waz Polynomial distributed lag wuniawE TR T g
wuy WilthuuIapsaesnlud

1. wWUUMABN Adapted chi-square distributed lag

log M, = A [ (gi+h) g s log Y t-i ]
e5(gi+h)’
+ bioZ” [ (mi+n)m B0’ logPti ] + ¢ + U
eB(m i+ ny’
s U = pU_4 + Error,
lananisdssramsA s iinesopnu e
a= 02831 (t 0.859) g)=/0.413 h =0.332
b =-1.766 (t-3.26) m = 0.260 n = 0.004
c= 10.82 (t 3.37)
p= 0815 DW stat =2.198
R’= 0.0968 Log Tike. e 142

2. wuuMane Polynomial distributed lag

My = o2 [ (Bg+ayi+ai +ag) logYe 1
+ 10X [ (borbyitby+bs) logP 1+ ¢+ U,
s U= pUy + En
TenansUssnanse W iiaeseanu e
a = ZCoef(Y) = 0.218 (t 0.850) S= 6au
b = ZCoef(P) =-1.773 (t-3.07) R=11 A
c= 132 (t 2.56)
p= 0825 DW stat - 2.121
R’= 0.9953 Log like. - 1104

FrwEaviguanselaliived Aty

uilumneilfidasiuyaamnindiads Ussim 19 % yaA s
Ingin1annane SITC 65 TEXTILE YARN ; FABRICS,ETC. uazvinia SITC 67 IRON AND
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STEEL e wiaviusinie laiieddgis mNatn nanfs  fanUssaniifes 00231
ff t-stat = 0859 s sumelasna WnaeanfudAlanwasiwugdons
vswwnaunts  egnlsAnudaRasanawd Vg uABTIAIWLIBE lUNYILYINAL-1.766
fei t-stat=-3.26 MhauSuduniie 1lasna TWaR-squared gufle 0.9968

Wwunfif 31 uaz 32 AudeSlumirdaly uaaenIsIIs usEvI NS NNansia
19339(Actual) ALATTENUNI(Fitted) AMNUUUIRBIYRLUL ‘fmzz\i'\uﬂm‘loi‘im&m,l,uuﬁwam
Adapted Chi-square ualiUUIaBe Polynomial distributed lag TAsennaunsinaidessiu
anugssviteliuaneieniy

SUHUNAT 33 uaz 34 wEaNLIsUTEM I NN AT UA NG T BN aBY
Adapted Chi-square distributed lag wazwUUI@DY Polynomial distributed lag WU
Weri%u Adapted Chi-square distribution WasNeraw Polynomial distribution 1¥3Un3e7ilai
uanenenudn sumulinansAsudwanAupgiEniDe Wafe il 3
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uuuqﬁi’i 33 uass4 uamsmInBuWiBuTswieWaridy distributed lag 489 Polynomial
Adapted Chi-squared Tusutsnslauassnm mumay vasiuriveiea SITC 6
W Uiy uaeeWaridl Polynomial distributed lag
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avnflelssnanalagdsridianipeiign  awuuLs e Adapted  chie

square distributed lag Waw Polynomial distributed lag Wudna s umerisiusinguuuy
WlduvIanemimnlyd

1. wWHUANABN Adapted chi-square distributed lag

log M, 8ol | (gi+h)g e5h log Y t-i ]
e5(g i+ hy’
+ b X" [ (mi+n) m e-5”2 logPti ] + ¢ + U
ed(mi+ n)2
;U pUi_4 -+ Erron,
letansUssnnamsdmnnfileasaansae
a= 2234 (t 243) @=(0.223 h=1.389
b =-0.819 (t-2.21) m = 0.029 n = 20.20
c =-10.386 (t-2.95)
= 0.686 DW stat = 1.664
R’= 0.0928 Log like. - 96.17
2. WUUIaBe Polynomial distributed lag
My = o [ (ag+ayi+asi’) logY,.; ]
+ W e Todrs 1 e * U
; U= pULy + En
lenanmstssnansawisniieesaanyiaei
a = ZCoef(Y) = 2.209 (t 2.30) S=6 A
b = ZCoef(P) =-0.822 (t-2.1 9) R=4au
c= -11.41 (1-2.95)
p = 0.689 DW stat = 1.783
R2= 0.9925 Log like. = 95.97

ArwEavgusn A liiue Ay
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fuilumneifidaduyaamaideassann 32 % Wrigedian Tagn
WAN1RIN 6 VINIA A

iNIA SITC 72 MACHINES FOR SPECIAL INDUSTRIES

iNIA SITC 74 GENERAL INDUSTRL MACHY NES

Y836 SITC 75 OFFICE MACHINES, ADAPT EQUIP

8@ SITC 76 TELECOMM , SOUND , EQUIPMENT

YiNIA SITC 77 ELECTRIC MACHINERY NES. ETC.

iNIm SITC 78 ROAD VEHICLES

s ndmaidwmane 6 Ussan F{Lmnﬁh\aﬁ'u‘luﬁmmmquﬂﬁzmmiwdw
sedumumelalunmyiereimned fiensldseldsn Gop wum s duriuse e
Wushagdemwdoveuged 2.234 t-stat= 2.43 a5 6 lasna ssiian
foveusinaan dduRee 0.819 A t-stat=-2.211da0 4lasuna penlsfFLULIasIvaA
R-squared guilv 0.9928

AsAUSan iR lidususan mildaindeauilumnedinsidman
e uasiRaRIUTRUNIuIWEY v enaansivuaeYisan I N lun AN enIe
Avsudauninetns 9 6 wmﬂﬁ'ﬁmsﬁm%q\z

uwunfivl 35 uaz 36 Viusaklumitdaly uwsnennsuSeussvIN LA
19N 38(Actual) AUAITENUNTI(Fitted) ANUULIRBIYIILUL Fazdunaled kUL aee
Adapted chi-square wazlULUIaDY Polynomial distributed lag TiAnUssaainslnaideeriu
NN

SUUNUNAT 37 wax 38 uasNNIEaUTENI NN ATUA R TR L LR aDe
Adapted chi-square distributed lag WaztlULUA@BY Polynomial distributed lag Wy via
Weri9u Adapted chi-square distribution WazWeru Polynomial distribution Tﬁ'gﬂﬂiemﬁumﬂ
dwruinlasawzlusmudsiele
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wauiif 37 uazss usavmIEBUiBUTEINeWenTyY distributed lag 4B Polynomial iy

Adapted Chi-squared Tusudsnelauasia sumau vssfuamsin SITC 7

Uiy wsmeWergid Polynomial distributed lag
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FuAmuia vaansadamaa (SITC 8)
vaennN laUszinanalag s ai@aeupeign @ NLLUIaEe  Adapted  chi-
" o . i v | Y al ca = o
square distributed lag ez Polynomial distributed lag wunia e DuneAdu eld

LULRARIRe 6B LU

1. wyuUaNaeN Adapted chi-square distributed lag

o0 2
log My = aioX [ (gi+h)g edh log Y t-i ]
e5(g i+ h)’
+ b log Py + o) + U,
;' U = pUi_4 + Erron
TaNIIUIENNMIAWAT AL AD SDR NN
a= 1.864 (t 15.46) g =0.171 = 1472
b= 0.894 (11.067) m = 0678 n=1674
c= 11.50(t 1.09)
p= 0754 DW stat = 2912
R’= 0.9911 Log like. - 2059
2. wuuNanye Polynomial distributed lag
My = o’ [ (ag+ari+agi +ag) 1ogYe, 1

+ o2 [ (botbii)logPy 1 + ¢+ U

; U= pUq + En
IduansUszinamIa Wi Rleesaanseei
a = 2Coef(Y) = 1.8452 (t 14.59) S=7au
b = XZCoef(Y) = 0.884 (t 1.013) S=2ayu
c=13.12 (t1-1.34)
p= 0743 DW stat - 2957
R2= 0.9903 Log like. = 20.46

A NBaviguanIrlafivedAty

Furlumneiddasuyasmminduadetssinn 4 % Rudddnsusvan
e Waeds gneamsimusarine waaniuluawficmeving AosanfiBnswasanis
dndrduipshdgiliguin namAs JSFArwiaguyiniy 0894 7 t-stat = 1.067 Wu
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